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Kerkyacharian-Picard ( K-P) [3], [4] Naono [5]
SDE
$\frac{\partial}{\partial x}\{(Hu)(X)u(x)\}$ where $(Hu)(x):= \int H(x-y)u(y)dy$
$h$
$\frac{\partial}{\partial x}\{(H_{h}u)(X)u(x)\}$ where $(H_{h}u)(x):= \int\frac{1}{h}H(\frac{x-y}{h})u(y)dy$







K-P [3], [4] Naono [5]
2.1 Kerkyacharian-Picard






$F_{N\mathrm{o}}(X,\omega)$ $S(p)_{\text{ }}G(p)$ ($p$ ) $E^{<p>}(x, y)$
$F_{N_{0}}(x, \omega):=\frac{1}{N_{0}}$ {No. of r.v.s $\leq x$ among $X_{1}(\omega),$ $\ldots,$ $x_{N_{0}}(\omega)$ }
S(p)










Theorem 1 (K-P [4])
$S(p)_{\text{ }}G(p)$ $E^{<p>}(x, y)$ $u\in H^{s}(0<s<p)$
IMSE$(N_{0},j) \leq C_{1}\frac{1}{N_{0}}2^{j}+C_{2}2^{-2j_{S}}$
$j=j$ (No)
$C_{3}+ \frac{log_{2}N_{0}}{1+2_{S}}\leq j(N_{0)}\leq C_{4}+\frac{log_{2}N0}{1+2_{S}}$
IMSE$(N_{0},j)=C(E,u, C3, c4)N_{0}- \frac{2}{1+2s}$
$E^{<p>}(x,y)$ $-p$ pt
K-P [3] Duabechies [1] $P$ $\phi^{<p>}(x)$
$E^{<p>}(X, y)$




$E^{<p>}(x, y)$ $S(p)\text{ }G(p)$
$E^{<p>}(x, y)$ pt | ;V\searrow
$j_{opt}(N_{\mathit{0}})$ $:= \frac{l_{og_{2}}N_{0}}{1+2_{S}}$ $(s\approx p)$
.
$..\overline{\sim}:-\cdot.\cdot\backslash \cdot\cdot.\tau 4|.j.ir,’\cdot\wedge.\vee\sim$.









Naono [5] Dubuc [2] $K(x)$
$E(x,y):=K(x-y)$
Dubuc $-$ $0$
$P$ ( $P$ 3 ) $K(x)=K<p>(X)$ $E^{<p>}(x, y):=K^{<p>}(x-$




























$\frac{\partial}{\partial t}u(t, x)+u(x,t)\frac{\partial}{\partial x}u(t, x)=\frac{1}{2}\mu^{2}\frac{\partial^{2}}{\partial x^{2}}u(t, x)$
$u(\mathrm{O}, x)=f(x)$ , $((t, x)\in[0, T]\cross R^{1})$
IMSE
$u(t, X)= \frac{\int^{\underline{x}-\Delta}texp(-\frac{1}{\mu^{2}}F(t,x,y))dy}{\int exp(-\frac{1}{\mu^{2}}F(t,x,y))dy}$
$F(t, x, y)= \frac{(x-y)^{2}}{2t}+\int_{0}^{y}f(\eta)d\eta$
$h$ (Burg) (Burgh) $0$
$(Burg_{h})\{$








$u(t, x)$ ;pdf. of $X(t)$
$W_{t}(\omega)$ $(\Omega,\mathcal{F},P)$ $\xi(\omega)$ $f(x)$
Ogawa [6] SDE $(A_{h})$
1. $X_{t_{0}}(\omega^{i}.)\text{ }i=1,$ $\ldots$ , No
2. $k=1$








$harrow 0$ $u_{h}(x)arrow u(x)$
SDE Ogawa [7]
321
(Burg) $\mu=0.1$ $f(x)=1-cos( \frac{\pi}{2}x)$
$harrow \mathrm{O}$ $u_{h}(x)arrow u(x)$
Naono [5]
j $=3.0$ $P=3$ Dubuc $No=2^{12}$
$t=0.\mathrm{O}1$ 50
$h=0.0125$ , 0.025, 0.5, 1.0, 2.0
139
322
1,2 IMSE $\mathrm{I}\mathrm{M}\mathrm{S}\mathrm{E}_{\text{ }}$
1 $h=0.5,1.0,2.0$ 2 $h=0.0125$ , 0.025, 0.5
1 $h$
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